Hol dll‘lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
usD US DOLLAR
1,559.770  Local 1.000000 1,559.77 1.000000 1,559.77 0.00 0.00
Base 1.000000 1,559.77 1.000000 1,559.77 0.00 0.00
US DOLLAR Total
1,5659.770  Local 1,5659.77 1,5659.77 0.00 0.00
Base 1,559.77 1,559.77 0.00 0.00
CASH Total
1,559.770  Base 1,559.77 1,559.77 0.00 0.00
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
912796LJ6 TREASURY BILL 02/18 0.00000 1.2075 01 Feb 2018
120,000,000.000  Local 99.701983 119,642,379.73 99.701983 119,642,379.73 0.00 8.70
Base 99.701983 119,642,379.73 99.701983 119,642,379.73 0.00 8.70
912796L.S6 TREASURY BILL 03/18 0.00000 1.3405 29 Mar 2018
80,000,000.000 Local 99.558501 79,646,801.11 99.558501 79,646,801.11 0.00 5.79
Base 99.558501 79,646,801.11 99.558501 79,646,801.11 0.00 5.79
912796MB2 TREASURY BILL 05/18 0.00000 1.441 24 May 2018
80,000,000.000 Local 99.403922 79,523,137.78 99.540028 79,632,022.40 108,884.62 5.79
Base 99.403922 79,523,137.78 99.540028 79,632,022.40 108,884.62 5.79
912796NQ8 TREASURY BILL 08/18 0.00000 1.53 16 Aug 2018
40,000,000.000 Local 98.975750 39,590,300.00 99.125208 39,650,083.20 59,783.20 2.88
Base 98.975750 39,590,300.00 99.125208 39,650,083.20 59,783.20 2.88
912796NR6 TREASURY BILL 02/18 0.00000 1.205 08 Feb 2018
80,000,000.000 Local 99.705410 79,764,327.78 99.705410 79,764,327.78 0.00 5.80
Base 99.705410 79,764,327.78 99.705410 79,764,327.78 0.00 5.80
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Hol dll’lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912796NT2 TREASURY BILL 02/18 0.00000 1.24 22 Feb 2018
40,000,000.000 Local 99.679667 39,871,866.67 99.679667 39,871,866.67 0.00 2.90
Base 99.679667 39,871,866.67 99.679667 39,871,866.67 0.00 2.90
912796NU9 TREASURY BILL 03/18 0.00000 1.334 08 Mar 2018
40,000,000.000 Local 99.870306 39,948,122.22 99.870306 39,948,122.22 0.00 2.90
Base 99.870306 39,948,122.22 99.870306 39,948,122.22 0.00 2.90
912796NV7 TREASURY BILL 09/18 0.00000 1.621 13 Sep 2018
40,000,000.000 Local 98.806764 39,522,705.56 99.003469 39,601,387.60 78,682.04 2.88
Base 98.806764 39,522,705.56 99.003469 39,601,387.60 78,682.04 2.88
912796NX3 TREASURY BILL 03/18 0.00000 1.3255 22 Mar 2018
40,000,000.000 Local 99.668625 39,867,450.00 99.668625 39,867,450.00 0.00 2.90
Base 99.668625 39,867,450.00 99.668625 39,867,450.00 0.00 2.90
912796NY1 TREASURY BILL 04/18 0.00000 1.381 05 Apr 2018
80,000,000.000 Local 99.597147 79,677,717.77 99.597147 79,677,717.77 0.00 5.79
Base 99.597147 79,677,717.77 99.597147 79,677,717.77 0.00 5.79
912796NZ8 TREASURY BILL 10/18 0.00000 1.613 11 Oct 2018
50,000,000.000 Local 98.674981 49,337,490.28 98.853069 49,426,534.50 89,044.22 3.59
Base 98.674981 49,337,490.28 98.853069 49,426,534.50 89,044.22 3.59
912796PA1 TREASURY BILL 04/18 0.00000 1.3854 12 Apr 2018
120,000,000.000 Local 99.615808 119,538,969.78 99.615808 119,538,969.78 0.00 8.69
Base 99.615808 119,538,969.78 99.615808 119,538,969.78 0.00 8.69
912796PB9 TREASURY BILL 04/18 0.00000 1.4204 19 Apr 2018
80,000,000.000 Local 99.609454 79,687,563.56 99.609454 79,687,563.56 0.00 5.79
Base 99.609454 79,687,563.56 99.609454 79,687,563.56 0.00 5.79
912796PC7 TREASURY BILL 05/18 0.00000 1.41 03 May 2018
40,000,000.000 Local 99.502583 39,801,033.33 99.632016 39,852,806.40 51,773.07 2.90
Base 99.502583 39,801,033.33 99.632016 39,852,806.40 51,773.07 2.90
912796PD5 TREASURY BILL 11/18 0.00000 1.608 08 Nov 2018
40,000,000.000 Local 98.534933 39,413,973.33 98.717375 39,486,950.00 72,976.67 2.87
Base 98.534933 39,413,973.33 98.717375 39,486,950.00 72,976.67 2.87
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Hol dll’lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912796PG8 TREASURY BILL 05/18 0.00000 1.4205 17 May 2018
80,000,000.000 Local 99.472531 79,578,025.00 99.574659 79,659,727.20 81,702.20 5.79
Base 99.472531 79,578,025.00 99.574659 79,659,727.20 81,702.20 5.79
912796PH6 TREASURY BILL 05/18 0.00000 1.4 31 May 2018
40,000,000.000 Local 99.362222 39,744,888.89 99.508774 39,803,509.60 58,620.71 2.89
Base 99.362222 39,744,888.89 99.508774 39,803,509.60 58,620.71 2.89
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 1.09 01 Feb 2018
5,392,110.640 Local 100.000000 5,392,110.64 100.000000 5,392,110.64 0.00 0.39
Base 100.000000 5,392,110.64 100.000000 5,392,110.64 0.00 0.39
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 1.21 12 Apr 2018
5,703,067.940 Local 100.000000 5,703,067.94 100.000000 5,703,067.94 0.00 0.41
Base 100.000000 5,703,067.94 100.000000 5,703,067.94 0.00 0.41
927YHY004 RBC CAPITAL MARKETS REPO 04/16 VAR 1.3 01 Feb 2018
100,000,000.000  Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.27
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.27
930ABD003 FIDELITY INVESTMENTS MONEY 0.98 01 Feb 2018
10,192,161.250  Local 100.000000 10,192,161.25 100.000000 10,192,161.25 0.00 0.74
Base 100.000000 10,192,161.25 100.000000 10,192,161.25 0.00 0.74
979QHR003 SOUTH STREET REPO 1.2 01 Feb 2018
5,024,786.160 Local 100.000000 5,024,786.16 100.000000 5,024,786.16 0.00 0.37
Base 100.000000 5,024,786.16 100.000000 5,024,786.16 0.00 0.37
979QHT009 WELLS FARGO REPO 1.29 06 Feb 2018
110,000,000.000  Local 100.000000 110,000,000.00 100.000000 110,000,000.00 0.00 8.00
Base 100.000000 110,000,000.00 100.000000 110,000,000.00 0.00 8.00
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.22 01 Feb 2018
761,932,920 Local 100.000000 761,932.92 100.000000 761,932.92 0.00 0.06
Base 100.000000 761,932.92 100.000000 761,932.92 0.00 0.06
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 1.35 01 Feb 2018
52,458,440.470 Local 100.000000 52,458,440.47 100.000000 52,458,440.47 0.00 3.81
Base 100.000000 52,458,440.47 100.000000 52,458,440.47 0.00 3.81
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Hol dll‘lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
979TUWO01 GUGGENHEIM SECURITIES REPO 08/14 VAR 1.35 01 Feb 2018
1,548,106.620 Local 100.000000 1,548,106.62 100.000000 1,548,106.62 0.00 0.11
Base 100.000000 1,548,106.62 100.000000 1,548,106.62 0.00 0.11
US DOLLAR Total
1,381,080,606.000 Local 1,375,237,358.79 1,375,838,825.52 601,466.73 100.00
Base 1,375,237,358.79 1,375,838,825.52 601,466.73 100.00
CASH EQUIVALENT Total
1,381,080,606.000 Base 1,375,237,358.79 1,375,838,825.52 601,466.73 100.00
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HOldil‘lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal
1,381,082,165.770  Base 1,375,238,918.56 1,375,840,385.29 601,466.73 100.00
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Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
Currency Summa .
YR FUND:  ATZG STATE STREET
Asof:  January 31, 2018 View Date: February 9, 2018

Base Currency:USD - US DOLLAR
% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
1,5659.770  Local 1,559.77 1,559.77 0.00 0.00 0.00
Base 1,559.77 1,559.77 0.00 0.00 0.00 0.00
CASH EQUIVALENT
1,381,080,606.000 Local 1,375,237,358.79 1,375,838,825.52 100.00 601,466.73 601,466.73
Base 1,375,237,358.79 1,375,838,825.52 100.00 601,466.73 0.00 601,466.73
US DOLLAR Total
1,381,082,165.770  Local 1,375,238,918.56 1,375,840,385.29 100.00 601,466.73 601,466.73
Base 1,375,238,918.56 1,375,840,385.29 100.00 601,466.73 0.00 601,466.73
FUND Total
1,381,082,165.770 Base 1,375,238,918.56 1,375,840,385.29 100.00 601,466.73 0.00 601,466.73
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Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET
Asof:  January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
1,559.770 1,559.77 1,5659.77 0.00 0.00 0.00 0.00
CASH Total
1,559.770 1,559.77 1,5659.77 0.00 0.00 0.00 0.00
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Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET
Asof:  January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,381,080,606.000 1,375,237,358.79 1,375,838,825.52 100.00 601,466.73 0.00 601,466.73
CASH EQUIVALENT Total
1,381,080,606.000 1,375,237,358.79 1,375,838,825.52 100.00 601,466.73 0.00 601,466.73
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,381,082,165.770 1,375,238,918.56 1,375,840,385.29 100.00 601,466.73 0.00 601,466.73
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Holdmgs ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
A By FUND:  ATZG STATE STREET
Asof:  January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
1,559.770 1,559.77 1,559.77 0.00 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
1,381,080,606.000 1,375,237,358.79 1,375,838,825.52 100.00 601,466.73 0.00 601,466.73
601,466.73 GN 0.00 GN 601,466.73 GN
0.00 LS 0.00 LS 0.00 LS
FUND Total
0.000 1,381,082,165.770 1,375,238,918.56 1,375,840,385.29 100.00 601,466.73 0.00 601,466.73
601,466.73 GN 0.00 GN 601,466.73 GN
0.00 LS 0.00 LS 0.00 LS
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